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JHAOTeHHOCTh. UHCTpyMeHTa/IbHBbIE IIePEeMEHHbIE

YupaxHenue 1.

Bocnons3yiitech nanubivu daiina Dougherty.dta

1) IlepemennsbIe

Tun nepemenHoi o6o3uavyen C 1 HePEphIBHBIX U D 151 PUKTHBHBIX (dummy) nepeMeHHBIX.
MALE (D) — 1 pyst my>xuus u 0 17151 5KSHIIMH,

ETHBLACK (D) — 1 ans ueprHokoxux u 0 175t 6€IbIX U UCTIAaHOSI3BIYHBIX,

ETHHISP (D) — 1 ans ucmanosi3aeiaabiX 1 0 U1 BCEX OCTAIBHBIX,

ETHWHITE (D) — 1 s 6ensix u 0 17151 BceX OCTaIbHBIX,

AGE (C) — Bo3pacT HHAMBHUIYYMA,

S (C) - konmu4ecTBO JIeT 00y4deHus,

ASVAB?2 (C) — pe3ynbTathl T€CTa 10 aprupMETHKE,

ASVAB3 (C) — pe3ynbTaThl TECTa 110 MPABOIUCAHUIO,

ASVAB4 (C) — pe3yabpTathl T€CTa 110 TOHUMAHUIO MPOYUTAHHOTO MaTepuraa,
ASVABS (C) — pe3ynbTaTsl TECTa Ha CKOPOCTH BBIITOTHEHUS YUCICHHBIX ONEpPaIHii,
ASVABG6 (C) — pe3yabpTaThl TECTa Ha CKOPOCTH BOCHIPHSATHS IPOYUTAHHOTO MaTepHaa,
ASVABC = 0.5 ASVAB2 + 0.25 ASVAB3 + 0.25 ASVAB4 (C) — 06001eHHas iepeMeHHasl,
XapaKTepu3ylomas criocOOHOCTH IIKOJIbHUKA,

HEIGHT (C) — poct unauBunyyma B 1985 1.,

WEIGHTSS5 (C) — Bec naauBuayyma B 1985 1.,

WEIGHT94 (C) — Bec unauBuayyma B 1994 r.,

SM (C) - konudecTBO JIeT 00y4YeHHUsT MaTepH MHIAUBUIYYMa,

SF (C) - xonuuecTBoO JIeT 00y4YeHHs OTLAa HHIUBUIYYMa,

SIBLINGS (C) — unciio poaHbIX OpaTheB WIHM CECTEp WHIANBUYYMA,

EARNINGS (C) - mouacoBas 3apaboTrHas tuiata B 1994 r.

BosmoxHO, nepeMeHHast S Hea/leKBaTHO XapaKTEePHU3yeT CIOCOOHOCTH UHIUBUYYyMa.
Ommbku U3MEpeHuss MOTYT MPUBECTH K cMmeteHuto onieHkn MHK cooTBeTcTBYtO1IIETO
koa(ddurmenTa.

a) Onenute perpeccuto LGEARN na S u ASVABC, MALE, ETHBLACK, ETHHISP.

1) Hcmonp3yst METOI HAUMEHBIIINX KBAAPATOB,

2) Hcnonp3yss METOJ WHCTPYMEHTAIbHBIX MEPEMEHHBIX, BHIOpaB mepeMeHHyiro SM B
KadyecTBe MHCTpyMeHTainbHOU 1t ASVABC.
[TpoBeaute TecT XaycMmana ajisi ONpeIeTICHUs, €CTh JIM 3HAUMMOE Pa3Inuue MEXIy
OLICHKaMH METOJa HMHCTPYMEHTAJIbHBIX IEPEMEHHBIX U METOJ]a HAMMEHBIIINX KBAJPaTOB.
0) [ToBTOPUTH MpOIETIaHHBIC B TI. a) BEIYUCICHUS, UCTIONB3Ys s iepemenHoit ASVABC
nepemenHbie SM, SF, SIBLINGS, LIBRARY B kauecTBe HHCTpYMEHTAJIbHBIX.

Memoouueckue pexomenoayuu no evinoaneruio ynpaxcuenus 1 6 nakeme STATA
a) IlocnedosamenvHo Habepume 8 KOMAHOHOM OKHE

gen LGEARN = In(EARNINGS)

ivreg LGEARN ASVABC EXP MALE ETHBLACK ETHHISP (S = SM)



estimates store IV

reg LGEARN S EXP MALE ETHBLACK ETHHISP ASVABC

estimates store OLS

hausman IV OLS, constant

0) To oce camoe, monvko 6 2 ceepxy cmpouke 6 ckookax nabupaeme S = SM SF
SIBLINGS LIBRARY

Ynpaxnenue 2. TecTbl 111 IPOBEPKHU IHAOTCHHOCTH PerpeccopoB

Yupaxuenue u3 A. Colin Cameron and Pravin K. Trivedi, "Microeconometrics Using Stata,
Revised Edition", Chapter 6

Hcnons3yiite nanusie ¢aiina Medical data.

3aBucuMas repeMeHHas ldrugexp — pacxojsl Ha JeKapCcTBa,

HesaBucumsble nepeMeHHBIE:

hi_empunion — UHAUKATOP HATMYMS MEIUIIMHCKON CTPaxOBKH OT paboTomarens win npodcorosa
totchr - KoTM4eCTBO XpOHUYECKHX 3a00JI€BaHUI

age — BO3pacT

female — 1 mmst sxenmuH u 0 11t My>KYMH

blhisp — 1, ecniu MBI appoamMeprKaHell WK JTaTHHOAMEPUKAHEII,

linc — norapudm goxona

1) ITocMoTpuTE HA 1ECKPUNITUBHBIE CTATUCTUKHU BCEX IIEPEMEHHBIX
sum ldrugexp hi_empunion totchr age female blhisp linc

2) [Tepemennast hi_empunion sBJISIETCS SHIOTCHHOU
I[J'DI HEC MpeajIaracTcsa UCIoOJIb30BaTh B KAYCCTBC MHCTPYMCHTOB IICPCMCHHBIC

ssiratio - OTHOIIIEHUE COIMAIBHOTO J10X0/1a HHAMUBHU/IA K 10XO1Y UHIMBH/IA U3 BCEX HCTOYHHKOB
lowincome — HHAMKATOP HU3KOTO JOXOa

multlc — uaAMKaTOp HaMMUUS GUIHAIOB Y GUPMBI

firmsz — pasmep pupmsl

Halinute qeCKpUITTUBHBIC CTATUCTUKH JJIST HHCTPYMCHTOB:
summarize ssiratio lowincome multlc firmsz if linc!=.

[IpoBepbTe peaeBaHTHOCTh ITUX HHCTPYMEHTOB
reg hi_empunion ssiratio lowincome multlc firmsz if linc!=0
Uemy paBHoO 3Hauenue F — ctatuctuku?

3) IIpoBepbTe HHIOTEHHOCTH epeMeHHoM hi_empunion

regress ldrugexp hi_empunion totchr age female blhisp linc
est store ols

ivregress 2sls ldrugexp (hi_empunion = ssiratio lowincome multlc firmsz) totchr age female
blhisp linc, first

est store ivreg

[IpoBenute Tect XaycMmaHa
hausman ivreg ols, constant

N Nap6una-By-Xaycmana



ivregress 2sls ldrugexp (hi_empunion = ssiratio lowincome multlc firmsz) totchr age female
blhisp linc, first
estat endogenous

4) [IpoBenuTe TECT IS MPOBEPKH BaJMIHOCTH HHCTPYMEHTOB

* Test of overidentifying restrictions following ivregress gmm

ivregress gmm ldrugexp (hi_empunion = ssiratio lowincome multlc firmsz) totchr age female
blhisp linc, wmatrix(robust)

estat overid

5) Ecniu MHCTpYyMEHTHI He MPOXOIAT MPOBEPKY HA PENIEBAHTHOCTD WM BAIMAHOCTD, IOMPOOYHTE
U3MEHUTH UX YUCJIO.

ivregress gmm ldrugexp (hi_empunion = ssiratio multlc ) totchr age female blhisp linc,
wmatrix(robust)
estat overid

3amaua 1.

Kputnka M.®puamenom ctanaapTHON GyHKIMH OTpeOIeHHs, pa3ien 8.5.

1) (Hoyreptu, 8.7) B HEeKOTOPOI SKOHOMHUKE IUCTIEPCHUs TIEPEMEHHOTO JoXx0aa cocTaBisier 0.5
OT JUCTIEPCUU TIOCTOSIHHOTO JJ0X0/1a, CKIIOHHOCTD K MOTPEOJIEHNIO TOBAPOB KPATKOBPEMEHHOTO
MOJIb30BaHUS 3a CUET MMOCTOSIHHOTO 10X0/1a cocTaBisieT 0.6, a pacXxo/pl HA TOBAPHI ITUTEIHHOTO
MOJIb30BaHUS OTCYTCTBYIOT. Kakum Oyzer 3HaueHHe MyJIbTUIIIUKATOPA, TOTYYEeHHOTO HA OCHOBE
MOCTPOCHUS «HAMBHOW» PErpEeCCHOHHON 3aBUCUMOCTH MOTPEOJICHHUS OT JOX0/1a, U KAKOBO €ro
VCTUHHOE 3HaueHue?



